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AGENCY MTN (30/360) 2X    (  21)
                                                 --------------------------------
 21582 3133MADL FHLB                5.970 12/01/00  6.138 AAA  AAA   10,000,000.00    99.88000 2   9,997,326.03   9,988,000.00   -    9,326.03
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.138            10,000,000.00                 9,997,326.03   9,988,000.00   -    9,326.03

    1 ITEM IN SUBTOTAL FOR:   AGENCY MTN (30/360) 2X           (TYPE   21)

                                                 AGENCY NOTES (30/360) @ M (  28)
                                                 --------------------------------
 24748 312902K3 FHLMC               7.170  2/22/02  6.965 AAA  AAA   50,000,000.00   100.18000 2  50,032,101.91  50,090,000.00       57,898.09
 24756 312902K3 FHLMC               7.170  2/22/02  6.965 AAA  AAA   50,000,000.00   100.18000 2  50,032,101.91  50,090,000.00       57,898.09
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.965           100,000,000.00               100,064,203.82 100,180,000.00      115,796.18

    2 ITEMS IN SUBTOTAL FOR:  AGENCY NOTES (30/360) @ MATURITY (TYPE   28)

                                                 CORPORATE NOTES (30/360)  (  50)
                                                 --------------------------------
 20561 040420AZ ARISTAR INC.        6.125 12/01/00  6.510 A3   A-     6,250,000.00    99.84375 2   6,246,123.69   6,240,234.37   -    5,889.32
 20600 040420AZ ARISTAR INC.        6.125 12/01/00  6.600 A3   A-     7,750,000.00    99.84375 2   7,744,090.63   7,737,890.62   -    6,200.01
 21880 040420AZ ARISTAR INC.        6.125 12/01/00  6.616 A3   A-     5,000,000.00    99.84375 2   4,996,005.06   4,992,187.50   -    3,817.56
 21134 12560MBG CIT GROUP INC       5.800  2/26/01  6.601 A1   A+     7,300,000.00    99.64063 2   7,277,562.60   7,273,765.63   -    3,796.97
 19748 16161ABC CHASE MANHATTAN CO 10.125 11/01/00  6.167 A1   A      5,000,000.00   100.21875 2   5,015,774.02   5,010,937.50   -    4,836.52
 21475 19121WAA COCA-COLA ENT. PAT  6.000  3/15/01  6.681 A2   A      6,000,000.00    99.35938 2   5,982,337.74   5,961,562.50   -   20,775.24
 20460 239753BD DAYTON HUDSON      10.000 12/01/00  6.150 A2   A-     5,000,000.00   100.40625 2   5,030,190.20   5,020,312.50   -    9,877.70
 20476 239753BD DAYTON HUDSON      10.000 12/01/00  6.101 A2   A-    15,106,000.00   100.40625 2  15,198,428.11  15,167,368.13   -   31,059.98
 22225 239753BD DAYTON HUDSON      10.000 12/01/00  6.818 A2   A-     5,000,000.00   100.40625 2   5,025,252.36   5,020,312.50   -    4,939.86
 24629 345397RP FORD MOTOR CREDIT   6.500  2/28/02  7.090 A2   A      5,000,000.00    99.48438 2   4,962,805.56   4,974,218.75       11,413.19
 20562 3704248C GENERAL MOTORS ACC  5.625  2/15/01  6.300 A2   A     30,000,000.00    99.56250 2  29,928,804.92  29,868,750.00   -   60,054.92
 20603 3704248C GENERAL MOTORS ACC  5.625  2/15/01  6.600 A2   A      4,500,000.00    99.56250 2   4,484,626.80   4,480,312.50   -    4,314.30
 20795 456866AN INGERSOLL RAND CO   6.255  2/15/01  6.680 A3   A-    23,500,000.00    99.53125 2  23,464,567.17  23,389,843.75   -   74,723.42
 20796 456866AN INGERSOLL RAND CO   6.255  2/15/01  6.671 A3   A-    10,000,000.00    99.53125 2   9,985,258.17   9,953,125.00   -   32,133.17
 21338 456866AN INGERSOLL RAND CO   6.255  2/15/01  6.445 A3   A-     7,165,000.00    99.53125 2   7,159,922.73   7,131,414.06   -   28,508.67
 21366 456866AN INGERSOLL RAND CO   6.255  2/15/01  6.446 A3   A-    10,000,000.00    99.53125 2   9,992,867.68   9,953,125.00   -   39,742.68
 22244 456866AN INGERSOLL RAND CO   6.255  2/15/01  6.943 A3   A-    15,000,000.00    99.53125 2  14,963,208.87  14,929,687.50   -   33,521.37
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 22227 587342AG MERCANTILE BANCORP  6.800  6/15/01  7.105 A1   A-     5,000,000.00    99.90000 2   4,989,595.14   4,995,000.00        5,404.86
 22297 69349XAA PP&L                6.125  5/01/01  7.092 A3   A-     5,115,000.00    99.31250 2   5,087,537.16   5,079,834.37   -    7,702.79
 20459 69371RRD PACCAR FINANCIAL C  6.100 10/12/00  6.043 A1   AA-    5,000,000.00    99.98438 2   5,000,067.35   4,999,218.75   -      848.60
 20602 760719AQ REPUBLIC NEW YORK   8.875  2/15/01  6.600 A2   A      5,000,000.00   100.64063 2   5,039,839.80   5,032,031.25   -    7,808.55
 24412 760719AU REPUBLIC N Y CORP   7.875 12/12/01  7.072 A2   A      6,900,000.00   100.92188 2   6,961,244.37   6,963,609.37        2,365.00
 21339 89350LJH TRANSAMERICA FINAN  5.550  2/15/01  6.467 A3   A     10,000,000.00    99.39063 2   9,967,255.82   9,939,062.50   -   28,193.32
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.560           204,586,000.00               204,503,365.95 204,113,804.05   -  389,561.90

   23 ITEMS IN SUBTOTAL FOR:  CORPORATE NOTES (30/360) 2X      (TYPE   50)

                                                 CORPORATE NOTES-VAR (ACT/ (  52)
                                                 --------------------------------
 16777 046003JR ASSOCIATES CORP NO  6.780  8/27/01  6.760 AA3  A+    30,000,000.00   100.01563 2  29,994,986.77  30,004,687.50        9,700.73
 24719 12560PBT CIT GROUP INC       6.810  9/13/02  6.800 A1   A+    14,000,000.00    99.93000 2  14,000,000.00  13,990,200.00   -    9,800.00
 24498 24422EMN DEERE & COMPANY     6.740  2/22/02  6.785 A2   A+    30,000,000.00    99.98438 2  29,972,049.50  29,995,312.50       23,263.00
 23366 33901MLP FLEET NATIONAL BAN  6.860  5/22/02  6.847 A1   A+    25,000,000.00    99.93880 2  25,000,000.00  24,984,700.00   -   15,300.00
 23175 345402Y3 FORD MOTOR CREDIT   6.900  5/21/02  6.850 A2   A     18,750,000.00   100.04688 2  18,759,491.34  18,758,789.06   -      702.28
 23173 42333HMK HELLER FINANCIAL    6.840  3/13/02  6.966 A3   A-    18,500,000.00   100.00000 2  18,464,794.80  18,500,000.00       35,205.20
 22931 42333HML HELLER FINANCIAL    6.849  4/02/01  6.879 A3   A-    40,000,000.00    99.96875 2  39,981,905.62  39,987,500.00        5,594.38
 24858 44643QEJ HUNTINGTON NATIONA  6.665  3/28/02  6.718 A1   A     50,000,000.00    99.90729 2  49,953,646.10  49,953,645.00   -        1.10
 22975 883199AG TEXTRON FINANCIAL   6.904 10/17/01  6.872 A2   A-    40,000,000.00   100.10938 2  40,000,000.00  40,043,750.00       43,750.00
 22462 88319WBB TEXTRON FINANCIAL   6.750  2/26/01  6.748 A2   A-    25,000,000.00   100.00000 2  25,000,000.00  25,000,000.00
 15701 XS008014 MERIDIAN FUNDING C  6.856  7/14/02  6.885 AAA  AAA   19,000,000.00    99.87500 2  18,984,618.45  18,976,250.00   -    8,368.45
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.819           310,250,000.00               310,111,492.58 310,194,834.06       83,341.48

   11 ITEMS IN SUBTOTAL FOR:  CORPORATE NOTES-VAR (ACT/360)4X  (TYPE   52)

                                                 COMMERCIAL PAPER          (  53)
                                                 --------------------------------
 24869 0460AJHU ASSOCIATES CORP NO  6.580 10/10/00  6.596 P1   A1    50,000,000.00    99.83550 2  49,917,750.00  49,917,750.00
 24868 0460AJHV ASSOCIATES CORP NO  6.580 10/05/00  6.590 P1   A1    45,000,000.00    99.92689 2  44,967,100.00  44,967,100.05             .05
 24832 28102XBL EDISON INT.         6.570 11/02/00  6.616 P1   A1    25,000,000.00    99.41600 2  24,854,000.00  24,854,000.00
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.598           120,000,000.00               119,738,850.00 119,738,850.05             .05

    3 ITEMS IN SUBTOTAL FOR:  COMMERCIAL PAPER                 (TYPE   53)
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                                                 CORPORATE MTN (30/360) 2X (  55)
                                                 --------------------------------
 22228 00206HL4 AT&T CAPITAL CORP   7.000  8/15/01  7.124 A1   A+    15,000,000.00   100.07813 2  14,984,913.89  15,011,718.75       26,804.86
 20481 05353CCB AVCO FINANCIAL SER  5.750  1/23/01  6.270 A1   A+     8,500,000.00    99.50000 2   8,487,008.22   8,457,500.00   -   29,508.22
 22117 15361GAE CENTRAL HUDSON GAS  7.050  6/30/01  7.044 A3   A-     3,750,000.00    99.98438 2   3,750,000.00   3,749,414.06   -      585.94
 22118 15361GAE CENTRAL HUDSON GAS  7.050  6/30/01  7.044 A3   A-     3,750,000.00    99.98438 2   3,750,000.00   3,749,414.06   -      585.94
 19186 17120QH9 CHRYSLER FINL COMP  5.250 10/19/00  5.499 A1   A+     7,750,000.00    99.95313 2   7,749,088.60   7,746,367.19   -    2,721.41
 20433 24422EJH JOHN DEERE CAPITAL  6.080 12/18/00  5.994 A2   A+     6,000,000.00    99.85938 2   6,000,974.24   5,991,562.50   -    9,411.74
 19050 25766CAV DONALDSON, LUFKIN   5.550 10/30/00  5.550 A3   A-    25,000,000.00    99.92188 2  25,000,000.00  24,980,468.75   -   19,531.25
 21195 281002AK EDISON FUNDING COM  6.150 12/20/00  6.733 A3   A-     5,000,000.00    99.87735 2   4,993,867.30   4,993,867.30
 19121 37042WUC GENERAL MOTORS ACC  5.330 10/20/00  5.490 A2   A     11,500,000.00    99.95313 2  11,499,084.11  11,494,609.38   -    4,474.73
 19750 37042WUC GENERAL MOTORS ACC  5.330 10/20/00  6.028 A2   A     10,000,000.00    99.95313 2   9,996,522.10   9,995,312.50   -    1,209.60
 20307 38142EAP GOLDMAN SACHS GROU  6.200 12/15/00  6.080 A1   A+    19,625,000.00    99.87500 2  19,629,367.41  19,600,468.75   -   28,898.66
 21752 423328BG HELLER FINANCIAL    6.250  3/01/01  6.800 A3   A-    15,150,000.00    99.76563 2  15,116,758.40  15,114,492.19   -    2,266.21
 20373 42333HKP HELLER FINANCIAL    5.875 11/01/00  6.000 A3   A-    33,425,000.00    99.92188 2  33,421,413.24  33,398,886.72   -   22,526.52
 24660 42333HKP HELLER FINANCIAL    5.875 11/01/00  6.936 A3   A-    14,500,000.00    99.92188 2  14,485,351.59  14,488,671.88        3,320.29
 20518 42333HKW HELLER FINANCIAL    5.480  2/05/01  6.321 A3   A-    18,935,000.00    99.51563 2  18,883,144.95  18,843,283.59   -   39,861.36
 20558 524908BH LEHMAN BROTHERS HO  6.625 11/15/00  6.550 A3   A      5,000,000.00    99.95313 2   5,000,370.13   4,997,656.25   -    2,713.88
 20559 524908BH LEHMAN BROTHERS HO  6.625 11/15/00  6.550 A3   A     13,500,000.00    99.95313 2  13,500,999.35  13,493,671.88   -    7,327.47
 20597 524908BH LEHMAN BROTHERS HO  6.625 11/15/00  6.650 A3   A      5,400,000.00    99.95313 2   5,399,773.34   5,397,468.75   -    2,304.59
 20598 52517PHU LEHMAN BROTHERS HO  6.890 10/10/00  6.580 A3   A      6,350,000.00   100.00000 2   6,350,442.41   6,350,000.00   -      442.41
 21227 57183HFM MARSHALL & ILSLEY   6.600  3/01/01  6.591 A1   A+    10,000,000.00    99.95313 2  10,000,000.00   9,995,312.50   -    4,687.50
 20519 66938FJL WELLS FARGO COMPAN  5.625  2/05/01  6.070 AA2  A+    10,940,000.00    99.64063 2  10,924,110.55  10,900,684.38   -   23,426.17
 20516 70959PAE PENSKE TRUCK LEASI  6.650 11/01/00  6.094 AAA  AAA    5,000,000.00    99.90625 2   5,002,190.44   4,995,312.50   -    6,877.94
 19432 79549QEM SALOMON SMITH BARN  6.350 11/06/00  5.915 AA3  A      4,275,000.00    99.98438 2   4,276,709.01   4,274,332.03   -    2,376.98
 24408 81240QDP SEARS ROEBUCK ACCE  6.392  3/28/01  7.026 A3   A-    25,000,000.00    99.82813 2  24,923,316.96  24,957,031.25       33,714.29
 24609 81240QFS SEARS ROEBUCK ACCE  7.040  9/25/01  7.034 A3   A-    19,000,000.00   100.15625 2  18,996,327.15  19,029,687.50       33,360.35
 24610 81240QGM SEARS ROEBUCK ACCE  6.680  2/01/02  7.174 A3   A-     5,000,000.00    99.81250 2   4,968,764.20   4,990,625.00       21,860.80
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.385           307,350,000.00               307,090,497.59 306,997,819.66   -   92,677.93

   26 ITEMS IN SUBTOTAL FOR:  CORPORATE MTN (30/360) 2X        (TYPE   55)

                                                 CORPORATE MTN-VAR (ACT/36 (  57)
                                                 --------------------------------
 23198 06422NAH BANK ONE CORP.      6.790  5/07/02  6.779 AA3  A     30,000,000.00   100.03125 2  30,000,000.00  30,009,375.00        9,375.00
 21741 25766CBR DONALDSON, LUFKIN   6.803  1/17/01  6.803 A3   A-    25,000,000.00   100.03125 2  25,000,000.00  25,007,812.50        7,812.50
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 23302 38141EDK GOLDMAN SACHS GROU  6.773 11/19/01  6.773 A1   A+    50,000,000.00   100.00000 2  50,000,000.00  50,000,000.00
 22799 44181KD4 HOUSEHOLD FIN CO    6.790  3/27/02  6.779 A2   A     50,000,000.00   100.00000 2  50,000,000.00  50,000,000.00
 20560 52517PJA LEHMAN BROTHERS HO  7.073 10/18/00  7.058 A3   A      5,000,000.00   100.01563 2   5,000,066.40   5,000,781.25          714.85
 23196 91159HFR U.S. BANCORP        6.781  5/15/02  6.781 A1   A     15,000,000.00    99.95313 2  15,000,000.00  14,992,968.75   -    7,031.25
 23197 91159HFS U.S. BANCORP        6.783  5/16/02  6.783 A1   A     15,000,000.00    99.95313 2  15,000,000.00  14,992,968.75   -    7,031.25
 15258 BSCE0001 BEAR STEARNS CO.    6.808 10/02/00  6.804 A2   A      5,000,000.00    99.99997 2   4,999,998.38   4,999,998.40             .02
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.789           195,000,000.00               195,000,064.78 195,003,904.65        3,839.87

    8 ITEMS IN SUBTOTAL FOR:  CORPORATE MTN-VAR (ACT/360) 12X  (TYPE   57)

                                                 CORPORATE MTN-VAR (ACT/36 (  58)
                                                 --------------------------------
 23179 046003KB ASSOCIATES CORP NO  6.810  5/17/02  6.829 AA3  A+    31,750,000.00   100.03125 2  31,728,314.92  31,759,921.88       31,606.96
 23177 06422NEG BANK ONE CORP.      6.814  5/07/02  6.847 AA3  A     25,000,000.00   100.03125 2  24,977,007.89  25,007,812.50       30,804.61
 23399 06423EGS BANK ONE CORP.      6.733  3/07/02  6.813 AA2  A     15,000,000.00    99.90000 2  14,981,049.48  14,985,000.00        3,950.52
 24409 06423EHT BANK ONE CORP.      6.780  9/27/01  6.718 AA2  A     45,000,000.00   100.03000 2  45,009,978.50  45,013,500.00        3,521.50
 24521 06423EJN BANK ONE CORP.      6.840  4/17/02  6.777 AA2  A     25,000,000.00   100.08500 2  25,012,999.50  25,021,250.00        8,250.50
 24523 06423EJP BANK ONE CORP.      6.830  4/15/02  6.778 AA2  A     20,000,000.00   100.07100 2  20,007,386.50  20,014,200.00        6,813.50
 22452 073928NF BEAR STEARNS CO.    6.830  8/24/01  6.849 A2   A     30,000,000.00   100.03125 2  29,994,978.43  30,009,375.00       14,396.57
 23369 073928PT BEAR STEARNS CO.    6.920  5/23/02  6.907 A2   A     50,000,000.00   100.03000 2  50,000,000.00  50,015,000.00       15,000.00
 23400 23975HAX TARGET CORP         6.854  7/16/01  6.879 A2   A-    15,000,000.00   100.06000 2  14,991,938.75  15,009,000.00       17,061.25
 23178 24422ELV JOHN DEERE CAPITAL  6.848  2/11/02  6.828 A2   A+    13,795,000.00   100.00000 2  13,794,573.30  13,795,000.00          426.70
 23452 25766CCG DONALDSON, LUFKIN   6.960  5/30/02  6.941 A3   A-    30,000,000.00   100.03125 2  30,000,000.00  30,009,375.00        9,375.00
 23367 364760AB GAP INC.            6.805 11/15/01  6.774 A2   A     50,000,000.00    99.96000 2  50,000,000.00  49,980,000.00   -   20,000.00
 24805 36476PAA GAP INC.            6.759  9/21/01  6.739 A2   A     50,000,000.00    99.96000 2  50,000,000.00  49,980,000.00   -   20,000.00
 24410 38141EEF GOLDMAN SACHS GROU  6.800  2/18/02  6.769 A1   A+    50,000,000.00    99.96000 2  50,000,000.00  49,980,000.00   -   20,000.00
 23176 44181KB4 HOUSEHOLD FIN CO    6.890  5/24/02  6.859 A2   A     24,000,000.00   100.03125 2  24,004,439.68  24,007,500.00        3,060.32
 23405 98157DAA WOLDCOM INC         6.920 11/26/01  6.893 A3   A-    35,000,000.00   100.06000 2  35,000,000.00  35,021,000.00       21,000.00
 15488 XS008266 POLARIS FUNDING CO  6.963 10/30/02  6.909 AAA  AAA   15,000,000.00   100.00000 2  15,010,111.01  15,000,000.00   -   10,111.01
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.820           524,545,000.00               524,512,777.96 524,607,934.38       95,156.42

   17 ITEMS IN SUBTOTAL FOR:  CORPORATE MTN-VAR (ACT/360) 4X   (TYPE   58)

                                                 CERTIFICATE OF DEPOSIT-VA (  63)
                                                 --------------------------------
 22779 90331EXK U.S. BANCORP N.A.   6.740  3/30/01  6.685 P1   A1   100,000,000.00   100.00000 2 100,000,000.00 100,000,000.00
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                                                   ======           --------------               -------------- --------------   -------------
                                                    6.685           100,000,000.00               100,000,000.00 100,000,000.00

    1 ITEM IN SUBTOTAL FOR:   CERTIFICATE OF DEPOSIT-VARIABLE  (TYPE   63)

                                                 BANK NOTES                (  65)
                                                 --------------------------------
 24614 GSC00082 GOLDMAN, SACHS & C  6.830  2/28/01  6.830 A3   A-    30,000,000.00   100.00000 2  30,000,000.00  30,000,000.00
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.830            30,000,000.00                30,000,000.00  30,000,000.00

    1 ITEM IN SUBTOTAL FOR:   BANK NOTES                       (TYPE   65)

                                                 WHOLE LOAN MBS (30/360) 1 (  81)
                                                 --------------------------------
 21209 63859CCP NATIONSLINK FNDG C  5.805  2/10/01  6.321 AAA  AAA    2,827,873.27    99.53000 2   2,822,940.94   2,814,582.27   -    8,358.67
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.321             2,827,873.27                 2,822,940.94   2,814,582.27   -    8,358.67

    1 ITEM IN SUBTOTAL FOR:   WHOLE LOAN MBS (30/360) 12X 9DY  (TYPE   81)

                                                 CORP. SINKING BONDS (30/3 (  83)
                                                 --------------------------------
 21148 29444GAC EQUITABLE COS       6.750 12/01/00  6.692 A2   A+     8,176,000.00    99.87500 2   8,176,637.21   8,165,780.00   -   10,857.21
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.692             8,176,000.00                 8,176,637.21   8,165,780.00   -   10,857.21

    1 ITEM IN SUBTOTAL FOR:   CORP. SINKING BONDS (30/360) 2X  (TYPE   83)

                                                 ASSET BCKD SECURITY (30/3 ( 101)
                                                 --------------------------------
 22054 928951CA WFS FINANCIAL OWNE  5.950  7/20/01  6.177 AAA  AAA    7,938,633.36    99.87500 2   7,924,908.58   7,928,710.07        3,801.49
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.177             7,938,633.36                 7,924,908.58   7,928,710.07        3,801.49

    1 ITEM IN SUBTOTAL FOR:   ASSET BCKD SECURITY (30/360) 4X  (TYPE  101)
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                                                 ASSET BCKD (30/360) 12X N ( 102)
                                                 --------------------------------
 24046 00103RAA AESOP FUNDING 1997  6.220 10/20/01  6.619 AAA  AAA    1,250,000.02    99.97000 2   1,248,906.61   1,249,625.02          718.41
 23690 055959AB BMW 99-A A2         6.160 12/25/01  6.434 AAA  AAA    3,165,269.42    99.87000 2   3,155,097.67   3,161,154.57        6,056.90
 22837 31430RAA FELCO FUNDING II L  6.450  4/15/01  6.432 P1   A1+   11,325,206.80    99.98000 2  11,325,206.80  11,322,941.76   -    2,265.04
 22928 65118NAR NEWCOURT EQUIP TRU  6.310  8/20/01  6.969 AAA  AAA      505,756.15    99.99000 2     505,396.64     505,705.57          308.93
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.463            16,246,232.39                16,234,607.72  16,239,426.92        4,819.20

    4 ITEMS IN SUBTOTAL FOR:  ASSET BCKD (30/360) 12X NO DELAY (TYPE  102)

                                                 ASSET BCKD SECURITY (ACT/ ( 103)
                                                 --------------------------------
 23779 046001AA ASSOCIATES AUTO RE  6.854  6/15/01  6.854 P1   A1+   27,519,198.24   100.03000 2  27,519,198.24  27,527,454.00        8,255.76
 23247 125564AA CIT EQUIPT 2000-1   6.723  5/21/01  6.746 P1   A1+   13,412,591.97    99.97000 2  13,410,652.32  13,408,568.19   -    2,084.13
 24683 19041YAA COAST-TO-COAST 200  6.652  9/25/01  6.633 A3   A-    34,937,562.45   100.00000 2  34,937,562.45  34,937,562.45
 24535 24227TAC DEALER AUTO REC TR  6.690  8/15/01  6.672 P1   A1+   12,174,754.05   100.06000 2  12,174,525.67  12,182,058.90        7,533.23
 23687 244243AS JOHN DEERE 99-A A2  5.466  8/15/01  5.859 AAA  AAA   17,804,304.12    99.82000 2  17,745,501.00  17,772,256.37       26,755.37
 21693 423327AN HELLER EQ TR 99-2   6.129  1/06/01  6.116 P1   NR     1,106,320.18   100.00000 2   1,106,320.18   1,106,320.18
 23777 44179PAA HOUSEHOLD AUTO TR   6.813  7/16/01  6.812 P1   A1+   19,114,641.45   100.05000 2  19,114,641.45  19,124,198.77        9,557.32
 23454 45171WAK IKON RECEIVABLE 20  6.996  6/15/01  6.976 P1   A1+    7,667,924.69   100.05000 2   7,667,924.69   7,671,758.65        3,833.96
 23455 45171WAK IKON RECEIVABLE 20  6.996  6/15/01  6.976 P1   A1+   11,796,807.27   100.05000 2  11,796,807.27  11,802,705.67        5,898.40
 23774 65474LAA NISSAN AUTO REC OW  6.831  7/16/01  6.837 P1   A1+   14,421,689.54   100.05000 2  14,421,050.55  14,428,900.38        7,849.83
 23957 70976QAD PEOPLESFIRST.COM 0  6.713  7/15/01  6.721 P1   A1+    5,899,261.07   100.06250 2   5,898,907.40   5,902,948.11        4,040.71
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.677           165,855,055.03               165,793,091.22 165,864,731.67       71,640.45

   11 ITEMS IN SUBTOTAL FOR:  ASSET BCKD SECURITY (ACT/360) 12 (TYPE  103)

                                                 ASSET BCKD SECURITY (ACT/ ( 104)
                                                 --------------------------------
 23453 928951DD WFS FINANCIAL OWNE  6.910  5/20/01  6.876 AAA  AAA   16,636,787.28    99.97000 2  16,635,939.14  16,631,796.24   -    4,142.90
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.876            16,636,787.28                16,635,939.14  16,631,796.24   -    4,142.90

    1 ITEM IN SUBTOTAL FOR:   ASSET BCKD SECURITY (ACT/360) 4X (TYPE  104)
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                                                 ASSET BCKD - VAR (ACT/360 ( 106)
                                                 --------------------------------
 19411 001353AE AIC PREM FN LN MST  6.771  4/15/02  6.771 AAA  AAA    7,142,857.45   100.00000 2   7,142,857.45   7,142,857.45
 22709 007960AJ FLEET CREDIT CARD   6.811  2/01/04  6.778 AAA  AAA    5,100,000.00   100.04000 2   5,105,155.42   5,102,040.00   -    3,115.42
 23902 007960AM FLEET CREDIT CARD   6.811  8/01/03  6.797 AAA  AAA    6,666,666.68   100.03000 2   6,669,062.33   6,668,666.68   -      395.65
 23251 046036AA ASSOCIATES MFD HSI  6.851  7/15/30  6.339 AAA  AAA   88,620,125.71   100.12500 2  88,657,710.68  88,730,900.87       73,190.19
 21932 13970LAL CAPITA EQUIPT REC   6.746  2/15/02  6.746 AAA  AAA    8,527,658.35    99.90000 2   8,527,658.35   8,519,130.69   -    8,527.66
 15432 16678KAL CHEVY CHASE MSTR C  6.821  2/17/03  6.768 AAA  AAA      357,142.92   100.02000 2     357,491.98     357,214.35   -      277.63
 15433 16678KAL CHEVY CHASE MSTR C  6.821  2/17/03  6.768 AAA  AAA      375,000.04   100.02000 2     375,366.56     375,075.04   -      291.52
 22817 25466KAU DISCOVER CARD MAST  6.791  7/16/03  6.761 AAA  AAA   20,300,000.00   100.03000 2  20,316,104.58  20,306,090.00   -   10,014.58
 23023 25466KAU DISCOVER CARD MAST  6.791  7/16/03  6.763 AAA  AAA    6,260,000.00   100.03000 2   6,264,649.00   6,261,878.00   -    2,771.00
 22818 31945RAV FIRST CHICAGO MAST  6.801  2/15/02  6.772 AAA  AAA    3,750,000.06   100.02000 2   3,751,498.59   3,750,750.06   -      748.53
 23298 337365AA FIRST UNION CR TR   6.791  9/15/03  6.762 AAA  AAA   28,000,000.00   100.04000 2  28,022,303.69  28,011,200.00   -   11,103.69
 23200 337435DA FIRST USA CR CD MS  6.713  9/17/03  6.702 AAA  AAA   25,000,000.00    99.97000 2  25,006,888.51  24,992,500.00   -   14,388.51
 23172 441799AC HOUSEHOLD AUTO REV  7.073  7/17/03  6.991 AAA  AAA    6,962,064.69   100.03000 2   6,976,762.39   6,964,153.31   -   12,609.08
 23199 55262TAW MBNA MASTER CREDIT  6.791  3/15/03  6.770 AAA  AAA   12,590,000.00   100.02000 2  12,596,348.44  12,592,518.00   -    3,830.44
 22927 585910AA MELLON BANK CC MST  6.811  4/15/03  6.780 AAA  AAA   10,000,000.00   100.03000 2  10,007,570.10  10,003,000.00   -    4,570.10
 23368 710318AE PEOPLE'S BANK CR C  6.821  8/15/03  6.811 AAA  AAA    1,071,428.62   100.02000 2   1,071,726.22   1,071,642.91   -       83.31
 23643 86276PBE SMM TRUST 2000-E C  6.741  3/14/01  6.741 AAA  AAA   24,749,000.00   100.00000 2  24,749,000.00  24,749,000.00
 24470 863109AN STRATS 98-E         6.813  8/20/01  6.813 AAA  AAA   12,500,000.00    99.98000 2  12,500,000.00  12,497,500.00   -    2,500.00
 23619 98150PAZ WORLD OMNI AUTO LE  6.871  2/15/02  5.604 AAA  AAA    3,800,000.00   100.16000 2   3,803,870.94   3,806,080.00        2,209.06
 23620 98150PAZ WORLD OMNI AUTO LE  6.871  2/15/02  5.604 AAA  AAA   40,000,000.00   100.16000 2  40,040,746.75  40,064,000.00       23,253.25
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.482           311,771,944.52               311,942,771.98 311,966,197.36       23,425.38

   20 ITEMS IN SUBTOTAL FOR:  ASSET BCKD - VAR (ACT/360) 12X   (TYPE  106)

                                                 ASSET BCKD SEC-VAR (ACT/3 ( 110)
                                                 --------------------------------
 23120 55262TCY MBNA MASTER CREDIT  6.750 11/15/02  6.734 AAA  AAA   11,000,000.00    99.98000 2  11,000,000.00  10,997,800.00   -    2,200.00
 22605 86276PAX SMM TRUST 2000-B    6.760 12/13/00  6.686 AAA  AAA   25,000,000.00    99.96875 2  25,000,000.00  24,992,187.50   -    7,812.50
 22838 86276PBA SMM TRUST 2000-L    6.760  3/29/01  6.722 AAA  AAA    7,214,000.00    99.95000 2   7,214,000.00   7,210,393.00   -    3,607.00
 23532 86276PBC SMM TRUST 2000-G C  6.793  6/04/01  6.773 AAA  AAA   13,685,000.00    99.95000 2  13,685,000.00  13,678,157.50   -    6,842.50
 21915 92928AAA WINGS COMMERCIAL L  6.830  9/20/03  6.813 AAA  AAA   20,800,000.00   100.02000 2  20,806,533.76  20,804,160.00   -    2,373.76
 22404 92928AAA WINGS COMMERCIAL L  6.830  9/20/03  6.818 AAA  AAA   36,560,000.00   100.02000 2  36,565,908.74  36,567,312.00        1,403.26
 22597 92928AAA WINGS COMMERCIAL L  6.830  9/20/03  6.818 AAA  AAA   40,000,000.00   100.02000 2  40,006,585.34  40,008,000.00        1,414.66
 22892 92928AAA WINGS COMMERCIAL L  6.830  9/20/03  6.819 AAA  AAA   40,000,000.00   100.02000 2  40,005,372.72  40,008,000.00        2,627.28
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 22930 92928AAA WINGS COMMERCIAL L  6.830  9/20/03  6.821 AAA  AAA    8,000,000.00   100.02000 2   8,000,538.55   8,001,600.00        1,061.45
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.790           202,259,000.00               202,283,939.11 202,267,610.00   -   16,329.11

    9 ITEMS IN SUBTOTAL FOR:  ASSET BCKD SEC-VAR (ACT/360) 4X  (TYPE  110)

                                                 ASSET BACKED COMMERCIAL P ( 135)
                                                 --------------------------------
 24791 0075N2KL ADVANTAGE ASSET FU  6.550 10/20/00  6.586 P1   A1    50,000,000.00    99.65431 2  49,827,152.78  49,827,153.00             .22
 24004 25466FDE NEWCASTLE CERTIFIC  6.630 10/10/00  6.744 P1   A1+   30,000,000.00    99.83425 2  29,950,275.00  29,950,275.00
 24489 25466FGV NEWCASTLE CERTIFIC  6.550 10/16/00  6.617 P1   A1+   50,000,000.00    99.72708 2  49,863,541.67  49,863,541.50   -         .17
 24616 25466FHZ NEWCASTLE CERTIFIC  6.570 10/16/00  6.626 P1   A1+   80,000,000.00    99.72625 2  79,781,000.00  79,781,000.00
 24694 27003KKA EAGLE FUNDING CORP  6.550 10/10/00  6.585 P1   A1    17,105,000.00    99.83625 2  17,076,990.56  17,076,990.56
 23660 36317RMJ GALAXY FUNDING      6.750 12/18/00  6.997 P1   A1    50,000,000.00    98.53750 2  49,268,750.00  49,268,750.00
 24774 42969TKD HIGH PEAK FUNDING   6.550 10/13/00  6.579 P1   NR    25,000,000.00    99.78167 2  24,945,416.66  24,945,416.75             .09
 24550 42969TKQ HIGH PEAK FUNDING   6.550 10/24/00  6.624 P1   NR    18,100,000.00    99.58153 2  18,024,256.53  18,024,256.57             .04
 24819 50975RDT LAKE FRONT FUNDING  6.600 10/23/00  6.638 P1   A1     5,110,000.00    99.59667 2   5,089,389.67   5,089,389.68             .01
 24668 50975SFL LAKE FRONT FUNDING  6.560 10/25/00  6.618 P1   A1    54,941,000.00    99.56267 2  54,700,724.69  54,700,724.88             .19
 24695 50975SFM LAKE FRONT FUNDING  6.550 10/23/00  6.621 P1   A1    20,156,000.00    99.59850 2  20,075,073.66  20,075,073.66
 24849 50975SFT LAKE FRONT FUNDING  6.580 11/20/00  6.647 P1   A1    30,000,000.00    99.08611 2  29,725,833.35  29,725,833.30   -         .05
 24766 50975TAB LAKE FRONT FUNDING  6.570 11/16/00  6.642 P1   A1    50,549,000.00    99.16050 2  50,124,641.00  50,124,641.15             .15
 24551 55263UHN EMERALD FUNDING     6.560 10/16/00  6.624 P1   A1    25,000,000.00    99.72667 2  24,931,666.67  24,931,666.75             .08
 24738 55263UHY EMERALD FUNDING     6.560 11/01/00  6.617 P1   A1    34,915,000.00    99.43511 2  34,717,769.04  34,717,769.01   -         .03
 24850 5705X4K4 MARKET STREET FUND  6.580 10/04/00  6.590 P1   A1    50,000,000.00    99.94517 2  49,972,583.33  49,972,583.50             .17
                                                   ======           --------------               -------------- --------------   -------------
                                                    6.653           590,876,000.00               588,075,064.61 588,075,065.31             .70

   16 ITEMS IN SUBTOTAL FOR:  ASSET BACKED COMMERCIAL PAPER    (TYPE  135)

                                                 AGENCY MBS (ACT/ACT) 4X   ( 157)
                                                 --------------------------------
 21105 78442GBJ SLMA 1999-2 A1T     7.123  7/25/04  7.141 AAA  AAA    2,710,370.26   100.00000 2   2,708,677.01   2,710,370.26        1,693.25
                                                   ======           --------------               -------------- --------------   -------------
                                                    7.141             2,710,370.26                 2,708,677.01   2,710,370.26        1,693.25

    1 ITEM IN SUBTOTAL FOR:   AGENCY MBS (ACT/ACT) 4X          (TYPE  157)

                                                   ======           --------------               -------------- --------------   -------------
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                                                    6.674            3227028896.11                3223617156.23  3223489416.95   -  127,739.28

  158 ITEMS IN SUBTOTAL FOR:  LGIP                             (FUND    5)


